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The Financial Management Section of the Budget Management Department has prepared the Investment Report
covering the Fourth Quarter of Fiscal Year 2019-20 (December 2019 through February 2020).

This report is presented in accordance with the Texas Government Code - Public Funds Investment Act, Section
2256.023. The department certifies that to the best of our knowledge Harris County is in compliance with the provisions
of Government Code 2256 and with the stated policy and strategies of Harris County.
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Harris County Investment Report
Fiscal Year 2019-20
December 2019 through February 2020
Fourth Quarter

Portfolio interest earned and/or accrued for this quarter, excluding MMF/DDA interest: S 16,223,855
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Portfolio's effective weighted average maturity for this period (in days):

* Values do not include custodial funds or entities with separate investment policies managed by Harris County
Office of Financial Management. -




Harris County Investment Report
Fiscal Year 2019-20
December 2019 through February 2020
Fourth Quarter

Average 3 Month Constant Maturity UST Yield vs Monthly Portfolio Yield
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The book value of the portfolio as of November 30, 2019 was $3,386,486,952 and the book value as of
February 29, 2020 was $4,814,992,991.

The market value of the portfolio as of November 30, 2019 was $3,391,353,016 and the market value as of
February 29, 2020 was $4,824,454,054.

The weighted average bond equivalent yield at cost for this quarter was 1.74% while the quarterly average
for the benchmark 3 month constant maturity Treasury was 1.55%. This resulted in the portfolio exceeding
the benchmark by 18 basis points.

* Values do not include custodial funds or entities with separate investment policies managed by Harris County
Office of Financial Management.
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SECTION 1i

MANAGEMENT REPORT SUMMARY
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SECTION 1l

CURRENT PORTFOLIO HOLDINGS
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